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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 

 
POOL: LGIP (5) 

============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 50610 TPCG0187 CITIGROUP GLOBAL M  3.500  9/01/05  3.500           362,000,000.00   100.00000 2 362,000,000.00 362,000,000.00                 
 50603 TPWA0069 WACHOVIA CAPITAL M  3.510  9/01/05  3.510           200,000,000.00   100.00000 2 200,000,000.00 200,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.504           562,000,000.00               562,000,000.00 562,000,000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 35200 912828AY U S TREASURY NOTE   2.000  5/15/06  1.461 Aaa  AAA   20,000,000.00    98.79300 2  20,073,634.65  19,758,600.00     -315,034.65 
 35743 912828AY U S TREASURY NOTE   2.000  5/15/06  1.637 Aaa  AAA   20,000,000.00    98.79300 2  20,049,468.60  19,758,600.00     -290,868.60 
 35754 912828AY U S TREASURY NOTE   2.000  5/15/06  1.744 Aaa  AAA   20,000,000.00    98.79300 2  20,034,816.25  19,758,600.00     -276,216.25 
 47304 912828DD US TREASURY NOTE    2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.86700 2   9,984,904.75   9,886,700.00      -98,204.75 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.811            70,000,000.00                70,142,824.25  69,162,500.00     -980,324.25 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 GVT TRUST CERTIF ZEROES & (  17) 
                                                 -------------------------------- 
 35273 383752BM GOV'T TRUST CERTIF         5/15/06  1.675 Aaa  AAA    5,500,000.00    97.34100 2   5,438,406.64   5,353,755.00      -84,651.64 
 35274 383752FZ GOV'T TRUST CERTIF         5/15/06  1.675 Aaa  AAA   10,000,000.00    97.34100 2   9,888,012.08   9,734,100.00     -153,912.08 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.675            15,500,000.00                15,326,418.72  15,087,855.00     -238,563.72 
  
    2 ITEMS IN SUBTOTAL FOR:  GVT TRUST CERTIF ZEROES & STRIPS (TYPE   17) 
  
  
                                                 AGENCY STEP UP NOTE (30/3 (  19) 
                                                 -------------------------------- 
 48591 3133XB2X FHLB StrNt          3.250  9/28/06  3.250 Aaa  AAA   10,000,000.00    99.90625 2  10,000,000.00   9,990,625.00       -9,375.00 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.250            10,000,000.00                10,000,000.00   9,990,625.00       -9,375.00 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY STEP UP NOTE (30/360) 4X  (TYPE   19) 
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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP (5) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 AGENCY STEP UP NOTE (30/3 (  22) 
                                                 -------------------------------- 
 50037 3128X3SZ FHLMC StrNt         4.100  8/16/06  4.207 Aaa  AAA   17,014,000.00   100.12900 2  16,997,183.43  17,035,948.06       38,764.63 
 49622 3128X4BS FHLMC StrNt         3.800  6/15/07  3.800 Aaa  AAA    5,800,000.00    99.92700 2   5,800,000.00   5,795,766.00       -4,234.00 
 35612 31339YPK FHLB StrNt          2.750  7/28/06  2.754 Aaa  AAA   25,000,000.00    98.90625 2  24,998,823.84  24,726,562.50     -272,261.34 
 49318 3136F6QN FNMA StrNt          3.000 12/14/06  3.333 Aaa  AAA    5,800,000.00    99.62500 2   5,775,956.64   5,778,250.00        2,293.36 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.390            53,614,000.00                53,571,963.91  53,336,526.56     -235,437.35 
  
    4 ITEMS IN SUBTOTAL FOR:  AGENCY STEP UP NOTE (30/360) 2X  (TYPE   22) 
  
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 41278 3128X2BN FHLMC               2.375 11/25/05  1.509 Aaa  AAA    5,000,000.00    99.68400 2   5,000,000.00   4,984,200.00      -15,800.00 
 44018 3128X2JA FHLMC               2.233 12/16/05  2.292 Aaa  AAA   10,000,000.00    99.43600 2   9,998,315.68   9,943,600.00      -54,715.68 
 43392 3128X2ZC FHLMC               2.000  2/23/06  2.119 Aaa  AAA   20,000,000.00    99.12500 2  19,988,824.38  19,825,000.00     -163,824.38 
 46982 3128X3H5 FHLMC               3.250 11/02/07  3.290 Aaa  AAA   10,000,000.00    98.28800 2   9,991,826.85   9,828,800.00     -163,026.85 
 49814 3128X4DE FHLMC               4.000  1/11/07  4.000 Aaa  AAA   10,000,000.00    99.63200 2  10,000,000.00   9,963,200.00      -36,800.00 
 35087 31339XM9 FHLB                2.250  6/23/06  2.250 Aaa  AAA    5,000,000.00    98.65625 2   5,000,000.00   4,932,812.50      -67,187.50 
 35540 31339XVT FHLB                2.000  7/07/06  2.011 Aaa  AAA   25,000,000.00    98.37500 2  24,997,797.39  24,593,750.00     -404,047.39 
 35538 31339XWA FHLB                2.000  7/07/06  2.035 Aaa  AAA   10,000,000.00    98.37500 2   9,997,356.87   9,837,500.00     -159,856.87 
 35862 31339YNA FHLB                2.080  7/21/06  2.221 Aaa  AAA    8,000,000.00    98.37500 2   7,991,158.76   7,870,000.00     -121,158.76 
 42466 3133X4C8 FHLB                2.000 12/12/05  1.999 Aaa  AAA   20,000,000.00    99.50000 2  20,000,000.00  19,900,000.00     -100,000.00 
 42582 3133X4EB FHLB                2.000  2/27/06  2.031 Aaa  AAA   25,000,000.00    99.09375 2  24,996,306.74  24,773,437.50     -222,869.24 
 42922 3133X4TQ FHLB                1.875 12/30/05  1.843 Aaa  AAA    7,870,000.00    99.40625 2   7,870,000.00   7,823,271.88      -46,728.12 
 43065 3133X5L3 FHLB                2.450  3/23/07  2.450 Aaa  AAA   20,000,000.00    97.68750 2  20,000,000.00  19,537,500.00     -462,500.00 
 43179 3133X5RC FHLB                2.100 10/13/06  2.100 Aaa  AAA   25,000,000.00    97.96875 2  25,000,000.00  24,492,187.50     -507,812.50 
 43215 3133X5S3 FHLB                2.070  6/30/06  2.069 Aaa  AAA   25,000,000.00    98.46875 2  25,000,000.00  24,617,187.50     -382,812.50 
 43425 3133X5V9 FHLB                2.000  4/21/06  2.016 Aaa  AAA   21,280,000.00    98.81250 2  21,277,886.58  21,027,300.00     -250,586.58 
 43616 3133X6PH FHLB                2.000 10/28/05  2.000 Aaa  AAA    8,475,000.00    99.71875 2   8,475,000.00   8,451,164.06      -23,835.94 
 46997 3133X95S FHLB                3.350 11/16/07  3.350 Aaa  AAA    4,575,000.00    98.50000 2   4,575,000.00   4,506,375.00      -68,625.00 
 49692 3133XC5Y FHLB                4.000  3/30/07  3.997 Aaa  AAA   10,000,000.00    99.43750 2  10,000,000.00   9,943,750.00      -56,250.00 
 50194 3133XCLD FHLB                4.000  8/10/06  4.000 Aaa  AAA   10,000,000.00    99.96875 2  10,000,000.00   9,996,875.00       -3,125.00 
 50166 3133XCME FHLB                4.000  8/18/06  3.998 Aaa  AAA   20,000,000.00   100.03125 2  20,000,000.00  20,006,250.00        6,250.00 
 38409 3134A4UH FHLMC               2.125 11/15/05  2.132 Aaa  AAA   15,000,000.00    99.65625 2  14,999,777.96  14,948,437.50      -51,340.46 
 35165 31359MSE FNMA                1.750  6/16/06  1.819 Aaa  AAA   15,000,000.00    98.31250 2  14,992,095.15  14,746,875.00     -245,220.15 
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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP (5) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 46834 31359MVW FNMA                3.150  6/30/06  2.188 Aaa  AAA   10,000,000.00    99.09375 2  10,000,000.00   9,909,375.00      -90,625.00 
 50062 31359MYK FNMA                4.050  8/14/06  4.043 Aaa  AAA   10,000,000.00    99.96875 2  10,000,000.00   9,996,875.00       -3,125.00 
 35863 3136F3V3 FNMA                2.270  7/21/06  2.269 Aaa  AAA   15,000,000.00    98.53125 2  15,000,000.00  14,779,687.50     -220,312.50 
 42705 3136F4U5 FNMA                3.000  1/30/07  1.758 Aaa  AAA   10,000,000.00    98.65625 2  10,000,000.00   9,865,625.00     -134,375.00 
 47562 3136F5ST FNMA                2.350  4/29/06  3.181 Aaa  AAA   10,000,000.00    99.00000 2   9,946,754.56   9,900,000.00      -46,754.56 
 44050 3136F5XK FNMA                2.270 11/17/05  2.302 Aaa  AAA   20,000,000.00    99.68750 2  19,998,685.11  19,937,500.00      -61,185.11 
 49689 3136F63S FNMA                4.000 11/02/06  3.864 Aaa  AAA   13,295,000.00    99.90625 2  13,295,000.00  13,282,535.94      -12,464.06 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.488           418,495,000.00               418,391,786.03 414,221,071.88   -4,170,714.15 
  
   30 ITEMS IN SUBTOTAL FOR:  AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
  
                                                 AGENCY NOTES-VAR (30/360) (  25) 
                                                 -------------------------------- 
 35748 3128X1NH FHLMC FLOAT         2.250  7/14/06  2.378 Aaa  AAA    5,700,000.00    98.55800 2   5,693,831.51   5,617,806.00      -76,025.51 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.378             5,700,000.00                 5,693,831.51   5,617,806.00      -76,025.51 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES-VAR (30/360) 4X     (TYPE   25) 
  
  
                                                 AGENCY NOTE-VAR (30/360)  (  29) 
                                                 -------------------------------- 
 35123 31339XVW FHLB                2.750  6/26/08  2.767 Aaa  AAA   25,000,000.00    98.50000 2  24,986,799.57  24,625,000.00     -361,799.57 
 35926 3136F3U5 FNMA FLOAT          2.750  7/24/06  2.750 Aaa  AAA   25,000,000.00    98.93750 2  25,000,000.00  24,734,375.00     -265,625.00 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.758            50,000,000.00                49,986,799.57  49,359,375.00     -627,424.57 
  
    2 ITEMS IN SUBTOTAL FOR:  AGENCY NOTE-VAR (30/360) 2X      (TYPE   29) 
  
  
                                                 AGENCY NOTE-VAR (ACT/360) (  30) 
                                                 -------------------------------- 
 33127 3133MXCP FHLB FLOAT          3.500  9/28/06  3.568 Aaa  AAA   13,700,000.00    99.50000 2  13,686,888.67  13,631,500.00      -55,388.67 
 48584 31359MYD FNMA FLOAT          2.925  9/21/06  2.980 Aaa  AAA   20,000,000.00    99.94300 2  19,986,468.20  19,988,600.00        2,131.80 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.219            33,700,000.00                33,673,356.87  33,620,100.00      -53,256.87 
  
    2 ITEMS IN SUBTOTAL FOR:  AGENCY NOTE-VAR (ACT/360) 4X     (TYPE   30) 
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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP (5) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 AGENCY DISCOUNT NOTES     (  35) 
                                                 -------------------------------- 
 50345 313385LK FHLB DISCOUNT       3.400  9/07/05  3.409 Aaa  AAA   32,297,000.00    99.94000 2  32,278,698.37  32,277,621.80       -1,076.57 
 50592 313385LM FHLB DISCOUNT       3.450  9/09/05  3.453 Aaa  AAA  100,000,000.00    99.92000 2  99,923,333.33  99,920,000.00       -3,333.33 
 50596 313385MG FHLB DISCOUNT       3.490  9/28/05  3.499 Aaa  AAA   63,450,000.00    99.74000 2  63,283,919.65  63,285,030.00        1,110.35 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.461           195,747,000.00               195,485,951.35 195,482,651.80       -3,299.55 
  
    3 ITEMS IN SUBTOTAL FOR:  AGENCY DISCOUNT NOTES            (TYPE   35) 
  
  
                                                 CORPORATE NOTES (30/360)  (  50) 
                                                 -------------------------------- 
 41597 36962GF8 GENERAL ELECTRIC C  2.000  1/30/06  2.000 Aaa  AAA   20,000,000.00    99.19800 2  20,000,000.00  19,839,600.00     -160,400.00 
 50285 617446GL MORGAN STANLEY      6.100  4/15/06  4.130 Aa3  A+     9,000,000.00   101.11600 2   9,106,764.58   9,100,440.00       -6,324.58 
 34972 88319QF7 TEXTRON FINL CORP   2.750  6/01/06  2.880 A3   A-    10,000,000.00    98.99200 2   9,990,766.54   9,899,200.00      -91,566.54 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.721            39,000,000.00                39,097,531.12  38,839,240.00     -258,291.12 
  
    3 ITEMS IN SUBTOTAL FOR:  CORPORATE NOTES (30/360) 2X      (TYPE   50) 
  
  
                                                 CORPORATE NOTES-VAR (ACT/ (  52) 
                                                 -------------------------------- 
 35652 02666QTH AMERICAN HONDA FIN  3.720  7/11/06  3.703 A1   A+    20,000,000.00   100.15200 2  20,000,000.00  20,030,400.00       30,400.00 
 46135 12560PDJ CIT GROUP INC       4.010  8/31/06  3.999 A2   A     20,000,000.00   100.13500 2  20,000,000.00  20,027,000.00       27,000.00 
 46137 12560PDJ CIT GROUP INC       4.010  8/31/06  3.999 A2   A     10,000,000.00   100.13500 2  10,000,000.00  10,013,500.00       13,500.00 
 48279 12560PDQ CIT GROUP INC       3.832  8/18/06  3.810 A2   A     10,000,000.00   100.01800 2  10,000,000.00  10,001,800.00        1,800.00 
 49270 12560PDU CIT GROUP INC       3.790  5/12/06  3.762 A2   A     10,000,000.00    99.98700 2  10,000,000.00   9,998,700.00       -1,300.00 
 44723 172967CL CITIGROUP INC       3.410  6/04/07  3.401 Aa1  AA-   10,000,000.00   100.04500 2  10,000,000.00  10,004,500.00        4,500.00 
 46950 172967CR CITIGROUP INC       3.753 11/01/07  3.744 Aa1  AA-   10,000,000.00   100.09600 2  10,000,000.00  10,009,600.00        9,600.00 
 48829 22237LNS COUNTRYWIDE HOME L  3.400  6/02/06  3.010 A3   A     10,000,000.00   100.29400 2  10,027,432.85  10,029,400.00        1,967.15 
 42199 22237LNX COUNTRYWIDE HOME L  3.947  2/17/06  3.903 A3   A     20,000,000.00   100.02700 2  20,000,000.00  20,005,400.00        5,400.00 
 48889 22237LPC COUNTRYWIDE HOME L  3.250  4/12/06  3.203 A3   A     10,000,000.00    99.99700 2  10,002,269.80   9,999,700.00       -2,569.80 
 48831 22237LPK COUNTRYWIDE HOME L  4.006  8/25/06  3.932 A3   A     10,000,000.00   100.08400 2  10,004,944.83  10,008,400.00        3,455.17 
 47135 22237LPN COUNTRYWIDE HOME L  4.040 11/16/07  4.030 A3   A     10,000,000.00   100.27100 2  10,000,000.00  10,027,100.00       27,100.00 
 34266 36962GC2 GENERAL ELECTRIC C  3.950  5/12/06  3.928 Aaa  AAA   15,000,000.00   100.15625 2  15,000,000.00  15,023,437.50       23,437.50 
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Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 40170 36962GE9 GENERAL ELECTRIC C  3.460  3/09/07  3.450 Aaa  AAA   20,000,000.00   100.14600 2  20,000,000.00  20,029,200.00       29,200.00 
 44991 36962GJ5 GENERAL ELECTRIC C  3.504  6/22/07  3.494 Aaa  AAA   10,000,000.00   100.10000 2  10,000,000.00  10,010,000.00       10,000.00 
 48455 36962GP4 GENERAL ELECTRIC C  3.390  3/04/08  3.383 Aaa  AAA   15,000,000.00   100.03500 2  15,000,000.00  15,005,250.00        5,250.00 
 44604 38141EJE GOLDMAN SACHS GROU  3.690  1/09/07  3.643 Aa3  A+    10,000,000.00   100.11700 2  10,005,317.62  10,011,700.00        6,382.38 
 45267 38141EJP GOLDMAN SACHS GROU  3.654  7/02/07  3.644 Aa3  A+    10,000,000.00   100.13400 2  10,000,000.00  10,013,400.00       13,400.00 
 49846 45920QEU IBM FLOAT           3.478  6/28/07  3.468 A1   A+    20,000,000.00    99.98500 2  20,000,000.00  19,997,000.00       -3,000.00 
 48463 617446YC MWD FLOAT           3.734  1/18/08  3.695 Aa3  A+    10,000,000.00   100.03200 2  10,006,895.51  10,003,200.00       -3,695.51 
 33934 740587AP PREMIUM ASSET TRUS  3.848 10/06/05  3.766 Aa3  AA-   17,500,000.00    99.98300 2  17,501,278.62  17,497,025.00       -4,253.62 
 35864 U58952AA MERIDIAN FUNDING C  3.720  6/09/08  3.871 Aaa  AAA   10,000,000.00    99.65000 2   9,955,583.18   9,965,000.00        9,416.82 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.681           287,500,000.00               287,503,722.41 287,710,712.50      206,990.09 
  
   22 ITEMS IN SUBTOTAL FOR:  CORPORATE NOTES-VAR (ACT/360)4X  (TYPE   52) 
  
  
                                                 COMMERCIAL PAPER          (  53) 
                                                 -------------------------------- 
 50406 0454E2WD ASSET ONE SECURITI  3.530  9/13/05  3.539 P1   A1+   38,646,000.00    99.90555 2  38,600,526.54  38,609,498.85        8,972.31 
 50405 0454E2WE ASSET ONE SECURITI  3.520  9/14/05  3.530 P1   A1+   24,416,000.00    99.89844 2  24,384,964.55  24,391,203.11        6,238.56 
 50399 0454E2WL ASSET ONE SECURITI  3.530  9/20/05  3.542 P1   A1+   50,000,000.00    99.85577 2  49,906,847.22  49,927,885.00       21,037.78 
 50470 04821TWP ATLANTIC ASSET SEC  3.530  9/23/05  3.541 P1   A1    26,850,000.00    99.83444 2  26,792,078.58  26,805,547.14       13,468.56 
 50335 64072LW8 NEPTUNE             3.540  9/08/05  3.550 P1   A1    20,000,000.00    99.94111 2  19,986,233.33  19,988,222.00        1,988.67 
 50408 64072LWK NEPTUNE             3.520  9/19/05  3.531 P1   A1    25,000,000.00    99.86288 2  24,955,999.99  24,965,720.00        9,720.01 
 50494 64072LXH NEPTUNE             3.680 10/17/05  3.701 P1   A1     7,042,000.00    99.65310 2   7,008,886.95   7,017,571.30        8,684.35 
 50455 92217LX3 VARIABLE FUNDING    3.570 10/03/05  3.586 P1   A1+   20,000,000.00    99.76201 2  19,936,533.33  19,952,402.00       15,868.67 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.549           211,954,000.00               211,572,070.49 211,658,049.40       85,978.91 
  
    8 ITEMS IN SUBTOTAL FOR:  COMMERCIAL PAPER                 (TYPE   53) 
  
  
                                                 CORPORATE MTN-VAR (ACT/36 (  58) 
                                                 -------------------------------- 
 47418 22237LPP COUNTRYWIDE HOME L  3.440 11/30/05  3.414 A3   A     10,000,000.00   100.01100 2  10,000,000.00  10,001,100.00        1,100.00 
 38827 38141EJB GOLDMAN SACHS GROU  3.833 10/27/06  3.815 Aa3  A+    10,000,000.00   100.15300 2  10,000,000.00  10,015,300.00       15,300.00 
 43285 38141EJL GOLDMAN SACHS GROU  3.590  3/30/07  3.578 Aa3  A+    20,000,000.00   100.08300 2  20,000,000.00  20,016,600.00       16,600.00 
 35713 59018YPT MERRILL LYNCH & CO  4.020  1/13/06  3.724 Aa3  A+    15,000,000.00   100.14000 2  15,013,715.56  15,021,000.00        7,284.44 
 46914 59018YUN MERRILL LYNCH & CO  3.739 10/19/07  3.732 Aa3  A+    15,000,000.00   100.14200 2  14,999,473.45  15,021,300.00       21,826.55 
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INVESTMENTS OUTSTANDING AS OF 8/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP (5) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 47003 717081CT PFIZER INC          3.660 11/04/05  3.580 Aaa  AAA   15,000,000.00    99.98300 2  15,000,000.00  14,997,450.00       -2,550.00 
 33194 78442FAP SLMA CORP           3.610  3/15/06  3.590 A2   A     10,000,000.00   100.12100 2  10,000,000.00  10,012,100.00       12,100.00 
 34297 78442FAS SLMA CORP           3.820  4/25/06  3.822 A2   A     10,000,000.00   100.11300 2   9,998,031.51  10,011,300.00       13,268.49 
 41546 78442FBR SLMA CORP           3.770  1/25/07  3.758 A2   A     20,000,000.00   100.16900 2  20,000,000.00  20,033,800.00       33,800.00 
 41548 78442FBR SLMA CORP           3.770  1/25/07  3.758 A2   A     10,000,000.00   100.16900 2  10,000,000.00  10,016,900.00       16,900.00 
 34760 88319QF5 TEXTRON FINL CORP   4.411  4/24/06  4.344 A3   A-    10,000,000.00   100.76200 2  10,004,456.13  10,076,200.00       71,743.87 
 35023 88319QF5 TEXTRON FINL CORP   4.900  4/24/06  4.721 A3   A-    10,000,000.00   100.76200 2  10,012,686.42  10,076,200.00       63,513.58 
 48503 949746JP WFC Float           3.000  3/10/08  3.000 Aa1  AA-    8,000,000.00   100.02700 2   8,000,000.00   8,002,160.00        2,160.00 
 48583 949746JP WFC Float           3.000  3/10/08  2.989 Aa1  AA-    6,650,000.00   100.02700 2   6,650,830.56   6,651,795.50          964.94 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.718           169,650,000.00               169,679,193.63 169,953,205.50      274,011.87 
  
   14 ITEMS IN SUBTOTAL FOR:  CORPORATE MTN-VAR (ACT/360) 4X   (TYPE   58) 
  
  
                                                 ASSET BCKD - VAR (ACT/360 ( 106) 
                                                 -------------------------------- 
 34180 553083BW MMCA 2001-3 A4      3.870  4/16/07  4.177 Aaa  A+     1,484,965.85    99.99943 2   1,477,334.78   1,484,957.39        7,622.61 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.177             1,484,965.85                 1,477,334.78   1,484,957.39        7,622.61 
  
    1 ITEM IN SUBTOTAL FOR:   ASSET BCKD - VAR (ACT/360) 12X   (TYPE  106) 
  
  
                                                 ASSET BACKED COMMERCIAL P ( 135) 
                                                 -------------------------------- 
 50344 06945LW2 BARTON CAPITAL      3.500  9/02/05  3.508 P1   A1+   20,674,000.00    99.98394 2  20,671,990.03  20,670,679.76       -1,310.27 
 50467 06945LX6 BARTON CAPITAL      3.580 10/06/05  3.596 P1   A1+   30,194,000.00    99.74210 2  30,088,908.11  30,116,129.67       27,221.56 
 50221 10487GGZ BRAHMS FUNDING      3.550  9/22/05  3.569 P1   A1    25,000,000.00   100.00000 2  24,948,229.17  25,000,000.00       51,770.83 
 50339 10487GHW BRAHMS FUNDING      3.540  9/09/05  3.550 P1   A1    50,000,000.00   100.00000 2  49,960,666.67  50,000,000.00       39,333.33 
 50425 10487GJM BRAHMS FUNDING      3.670 10/14/05  3.691 P1   A1    20,027,000.00   100.00000 2  19,939,209.43  20,027,000.00       87,790.57 
 50459 10487GJQ BRAHMS FUNDING      3.550  9/08/05  3.557 P1   A1    40,000,000.00   100.00000 2  39,972,388.89  40,000,000.00       27,611.11 
 50472 25467QHX NEWCASTLE CERTIFIC  3.550  9/20/05  3.560 P1   A1+   50,000,000.00   100.00000 2  49,906,319.45  50,000,000.00       93,680.55 
 50336 39789LWN GREYHAWK FUNDING    3.520  9/22/05  3.535 P1   A1+   50,000,000.00    99.84338 2  49,897,333.34  49,921,690.00       24,356.66 
 50449 39789LWS GREYHAWK FUNDING    3.530  9/26/05  3.543 P1   A1+   25,000,000.00    99.81527 2  24,938,715.28  24,953,817.50       15,102.22 
 50450 39789LWT GREYHAWK FUNDING    3.530  9/27/05  3.544 P1   A1+   25,000,000.00    99.80824 2  24,936,263.89  24,952,060.00       15,796.11 
 50334 41801CE3 HARWOOD FDG II      3.550  9/08/05  3.560 P1   A1+   30,000,000.00   100.00000 2  29,979,291.67  30,000,000.00       20,708.33 
 50427 41801JUW HARWOOD FDG I       3.650 10/03/05  3.667 P1   A1+   50,000,000.00   100.00000 2  49,837,777.77  50,000,000.00      162,222.23 
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CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/05 
 

POOL: LGIP (5) 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 50453 53127TWN LIBERTY STREET FUN  3.530  9/22/05  3.542 P1   A1    30,000,000.00    99.84155 2  29,938,225.00  29,952,465.00       14,240.00 
 50331 53974TW7 LOCKHART FUNDING    3.520  9/07/05  3.529 P1   A1    20,000,000.00    99.94822 2  19,988,266.67  19,989,644.00        1,377.33 
 50448 53974TWG LOCKHART FUNDING    3.550  9/16/05  3.560 P1   A1    20,000,000.00    99.88422 2  19,970,416.67  19,976,844.00        6,427.33 
 50429 53974TX4 LOCKHART FUNDING    3.620 10/04/05  3.637 P1   A1    25,000,000.00    99.75440 2  24,917,041.66  24,938,600.00       21,558.34 
 50435 53974TX5 LOCKHART FUNDING    3.620 10/05/05  3.637 P1   A1    25,000,000.00    99.74677 2  24,914,527.78  24,936,692.50       22,164.72 
 50474 53974TX7 LOCKHART FUNDING    3.650 10/07/05  3.667 P1   A1    20,000,000.00    99.73142 2  19,927,000.00  19,946,284.00       19,284.00 
 50431 53974TXB LOCKHART FUNDING    3.650 10/11/05  3.670 P1   A1    30,000,000.00    99.70041 2  29,878,333.34  29,910,123.00       31,789.66 
 50434 61911F7M MITTEN RFC          3.550  9/02/05  3.555 P1   A1+  100,000,000.00    99.98377 2  99,990,138.89  99,983,770.00       -6,368.89 
 50481 70016KWN PARK AVENUE REC.    3.540  9/22/05  3.551 P1   A1    50,000,000.00    99.84155 2  49,896,750.01  49,920,775.00       24,024.99 
 50426 8670X2X3 SUNBELT FUNDING     3.610 10/03/05  3.627 P1   A1    23,171,000.00    99.76201 2  23,096,646.83  23,115,855.34       19,208.51 
 50477 86888MWM SURREY FUNDING      3.535  9/21/05  3.545 P1   A1+   25,000,000.00    99.85041 2  24,950,902.77  24,962,602.50       11,699.73 
 50415 86888MWP SURREY FUNDING      3.540  9/23/05  3.553 P1   A1+   22,000,000.00    99.83636 2  21,952,406.67  21,963,999.20       11,592.53 
 50475 86888MXQ SURREY FUNDING      3.650 10/24/05  3.673 P1   A1+   25,000,000.00    99.60114 2  24,865,659.72  24,900,285.00       34,625.28 
 50548 86888MXU SURREY FUNDING      3.670 10/28/05  3.694 P1   A1+   10,000,000.00    99.56863 2   9,941,891.67   9,956,863.00       14,971.33 
 50332 89346UWG TRANSAMERICA ASSET  3.520  9/16/05  3.533 P1   A1+   35,000,000.00    99.88555 2  34,948,666.66  34,959,942.50       11,275.84 
 50400 89346UWS TRANSAMERICA ASSET  3.560  9/26/05  3.574 P1   A1+   46,205,000.00    99.81527 2  46,090,770.96  46,119,645.50       28,874.54 
 50456 92646KW8 VICTORY RECEIVABLE  3.530  9/08/05  3.537 P1   A1    20,000,000.00    99.94111 2  19,986,272.22  19,988,222.00        1,949.78 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.578           942,271,000.00               940,331,011.22 941,163,989.47      832,978.25 
  
   29 ITEMS IN SUBTOTAL FOR:  ASSET BACKED COMMERCIAL PAPER    (TYPE  135) 
  
  
                                                 AGENCY NOTES-VAR (ACT/360 ( 151) 
                                                 -------------------------------- 
 48535 31331SFS FFCB FLOAT          3.323  5/15/07  3.313 Aaa  AAA   20,000,000.00    99.97000 2  20,001,568.18  19,994,000.00       -7,568.18 
 48558 31331TS3 FFCB FLOAT          3.440  9/01/06  3.435 Aaa  AAA   20,000,000.00   100.01000 2  19,999,131.93  20,002,000.00        2,868.07 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.374            40,000,000.00                40,000,700.11  39,996,000.00       -4,700.11 
  
    2 ITEMS IN SUBTOTAL FOR:  AGENCY NOTES-VAR (ACT/360) 12X   (TYPE  151) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.340            3106615965.85                3103934495.97  3098684665.50   -5,249,830.47 
  
  130 ITEMS IN SUBTOTAL FOR:  LGIP                             (FUND    5) 
 


